M entropy MBPY

Article

Complex Correntropy with Variable Center:
Definition, Properties, and Application to
Adaptive Filtering

Fei Dong, Guobing Qian *{* and Shiyuan Wang

College of Electronic and Information Engineering, Chongqing Key Laboratory of Nonlinear Circuits and
Intelligent Information Processing, Southwest University, Chongqing 400715, China; doufeiii@126.com (ED.);
wsy@swu.edu.cn (S.W.)

* Correspondence: guobinggian@swu.edu.cn

check for
Received: 14 November 2019; Accepted: 4 January 2020; Published: 6 January 2020 updates

Abstract: The complex correntropy has been successfully applied to complex domain adaptive
filtering, and the corresponding maximum complex correntropy criterion (MCCC) algorithm has been
proved to be robust to non-Gaussian noises. However, the kernel function of the complex correntropy
is usually limited to a Gaussian function whose center is zero. In order to improve the performance of
MCCC in a non-zero mean noise environment, we firstly define a complex correntropy with variable
center and provide its probability explanation. Then, we propose a maximum complex correntropy
criterion with variable center (MCCC-VC), and apply it to the complex domain adaptive filtering.
Next, we use the gradient descent approach to search the minimum of the cost function. We also
propose a feasible method to optimize the center and the kernel width of MCCC-VC. It is very
important that we further provide the bound for the learning rate and derive the theoretical value of
the steady-state excess mean square error (EMSE). Finally, we perform some simulations to show the
validity of the theoretical steady-state EMSE and the better performance of MCCC-VC.

Keywords: complex; MCCC-VC; variable center; stability; EMSE

1. Introduction

Choosing the appropriate cost function (usually the statistical measure of error signal) is the
key problem in adaptive filtering theory and application [1-3]. In the presence of Gaussian noise,
it is best to using the minimum mean square error (MMSE) criterion. Therefore, a series of MMSE
based algorithms [4-7] have emerged during the past decades. The MMSE based algorithms use the
mean square value of the error between the desired signal and output signal as the cost function,
which has many attractive features, such as convexity and smoothness. In addition, MMSE has low
computational complexity since it only needs to calculate the second order statistics of the signals.
However, in many non-Gaussian cases, the MMSE based algorithms are not robust. To improve this
shortcoming, many kinds of non-MMSE criteria based algorithms have been developed in [8-16]. Since
signals are often expressed in complex forms in many practical scenarios [17,18], adaptive filtering in
complex domain is of great significance. During the past few years, some information criteria based
algorithms have been proposed for complex domain adaptive filtering [19-22]. Particularly recently
Guimaraes defined a new similarity measurement between two complex variables based on complex
correntropy [19,20] and proposed the maximum complex correntropy criterion (MCCC) algorithm.
MCCC uses a complex Gaussian function as the kernel function, and derives the updation of weight
based on Wirtinger Calculus. The complex Gaussian kernel function is desirable due to its smoothness
and strict positive-definiteness. The performance of the MCCC algorithm is better than classic MMSE
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based algorithms, and is robust to non-Gaussian noise. Moreover, MCCC has been widely applied to
many fields of machine learning and signal processing [23,24].

According to the MCCC, given two complex variables C; = A; + jB1 and Co = A3 + jB,, complex
correntropy is defined by [19,20]

VE(C1,C) = E[x(C - Cy)] )

where Aj, By, A, B; represent real variables, E[-] denotes the expectation, and x(C; — Cz) denotes the
kernel function with
K(C1-C2) =GS(Cr-Cp)

- L exp(_ (cl—cz>(2cl—cz>*) )
2no 20

and ¢ > 0 is the kernel width.

The purpose of adaptive filtering is to estimate the target variable T in some sense by designing
a model M to construct a output Y from input X. Under MCCC, we find this mode by maximizing the
complex correntropy between T and Y:

M = argmaxV$ (T, Y) = argmaxE [Ggj (T - Y)] ©)]
MeM MeM

where M is the model assumption space which contains the possible models to construct the output Y
from input X, and M" is the optimal model.

However, the center of complex correntropy is always at zero, which is not the best option in the
case of non-zero mean noise. Although the maximum corentropy criterion with variable center in [25]
and [26] can be suitable for the variable center, they cannot be used for complex domain adaptive
filtering. To overcome their defects, this paper proposes the maximum complex correntropy criterion
with variable center (MCCC-VC).

The main contributions of this research lie in the following aspects: (1) we define a MCCC-VC
and give its probability explanation; (2) based on the MCCC-VC, we propose a novel adaptive filtering
algorithm in complex domain by utilizing the gradient descend approach; (3) we give effective and
feasible methods to estimate the kernel center and update the kernel width adaptively; (4) we derive
the bound for the learning rate, and the theoretical steady-state excess mean square error (EMSE) of
the MCCC-VC algorithm, and verify the theoretical analysis by simulations.

The organization of this paper is as follows: Section 2 defines the complex correntropy with
variable center and studies its properties. Section 3 proposes the MCCC-VC algorithm and provides
the method for the optimization of the parameters. In addition, Section 3 also studies the convergence
of the MCCC-VC algorithm and derives the theoretical steady-state excess mean square error (EMSE).
Section 4 verifies the correctness of the theoretical conclusions and the superior performance of the
MCCC-VC algorithm. Finally, Section 5 summarizes the conclusion of this paper.

2. Complex Correntropy with Variable Center

For two complex variables, the target variable T and the output Y, the complex correntropy with
variable center is defined as:

VS(T,Y) = E[GS(T-Y -0)] = E[ (T_Y_CW_Y_C)*)] @)

exp(— 2

where ¢ € C represents the center of the kernel function. When ¢ = 0, (4) will return to the original
complex correntropy.
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The complex correntropy with variable center c consists of the whole even moments of T - Y
about the center ¢, which is as follows:

C © C|2n
VEAT,Y) = o Z‘ [ ] (5)

where e = T — Y is the complex valued error variable. With the increase of ¢, the higher-order moments
around the variable center ¢ would attenuate quickly. Therefore, the second-order moment is the key

factor which determines the value. In particular, when ¢ = E[e] and ¢ — o0, maximizing the complex
correntropy with ¢ would be equal to minimizing the variance of the error.
Moreover, when ¢ — 0, we obtain

}fiE)I})VgC(T -Y) = é{%ff JJ GS (tr = yr — cr, tr = y1 — cr)pry (tr, 1, yr, y1)dtrdtdyrdy;

=[] [ 6(tr = yr = cr, t1 = yr — c1)pry (tR, t1, YR, y1)dirdtdyrdys ©)
= J:r pTY(tR/ tl/ tR —CR, t] - C[)dthtI

I o, y)ddy =1

(S( y) O x + y + O 7 the SeCOnd llne

where 6(x, y) is the two-dimensional Dirac function with {

is derived based on the fact that hmGC(x y) = 11m

mz exp( ) has the same property as 6(x, ),

tr, Yr, and cgr are the real parts of t, yand c, tl, y1, and ¢y are the imaginary parts of ¢, y, and ¢,
and pry(fr, t1, yr, y1) denotes the joint probability density function (PDF) of (T,Y). Furthermore,
we derive the following result:

lin’(l)Vglc(T - Y) = liII(l)ff GS(ER —CR, &1 — C])Pe(SR, EI)dSRdé‘[
(md o

= JI(S(ER—CR,é‘]—Cl)pg(ER,E[)dERdEI (7)

= [[ pe(cr, cr)derde;

where p,(¢g, €1) is the joint PDF of error. Thus, when ¢ — 0, the value of complex correntropy with
variable center ¢ would approach pe (&g, ¢1) evaluated at (cg, c1).

3. MCCC-VC Algorithm

In this part, we derive a novel adaptive filtering algorithm based on maximum complex correntropy
criterion (i.e., minimum complex correntropy loss) with variable center (MCCC-VC).

3.1. Cost Function

We apply the MCCC-VC to adaptive filtering and derive the cost function as follows:

= G5 (0) — E[GS (e(k) —c(k))]

27117{1 _ E[exp[— ((f(k)—C(k)z)éi(k)—C(k))*)”}

] VC-loss

)

where

e(k) = d(k) — whx(k) )
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is the error at time instant k, w = [wy wy -+ wy, T is the filter weight, d(k) is the desired signal at time

instant k, x(k) = [x(k) x(k=1) --- x(k—=m +1)]" is the input signal at time instant k, c(k) is the center
of the kernel at time instant k.

The essential idea behind the cost function (8) is that, in the practical case, even when the error
distribution is non-zero-mean, the proposed MCCC-VC can perform well, because MCCC-VC matches
well the error distribution.

Figure 1 compares the surfaces of the proposed MCCC-VC with MCCC, where the noise is
non-zero-mean complex Gaussian noise with unit variance. For visualization, we chose m = 1, and set
the system parameter and the mean of the noise as w, = 5 + 5i and ¢ = 6 + 6i, respectively. One can
see that the cost function of MCCC-VC is minimized at w,, whereas the cost function of MCCC is
minimized at some other place.

(a) MCCC-VC (b) MCCC

Figure 1. Surfaces of maximum complex correntropy criterion with variable center (MCCC-VC)
and MCCC.

3.2. Gradient Descent Algorithm Based On MCCC-VC

Since the stochastic gradient descent approach requires less computational complexity, we adopt
it to search the minimum of the cost function. Utilizing Wirtinger Calculus [27,28], we obtain the
updation of the weight as follows:

—exp)| — Bk (e(k)—c(k))*
wk+1) =w(k)— H{a[1 il 27 ”}

ow* (k)

= w(k) + 5 exp[—%](e(k) — c(k))"x(k) (10)

w(k) + 1 exp[—%]«e(k) (k)" x(K)

o

where 1y = 5

is the learning rate for the weight.

3.3. Optimization of the Parameters in MCCC-VC

3.3.1. Optimization Problem in MCCC-VC

The two parameters center location c and the width of kernel ¢ act a pivotal part in the performance
of MCCC-VC. Thus, it is extremely important to optimize them to further improve the robustness and
convergence performance in the non-zero mean noise.
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The optimal model according to MCCC-VC is as follows:

Ms+= argmax VST, Y)= argmax E[Gg(e—c)] (11)
MeM,0e),ceC MeM,0e),ceC

In addition, the complex correntropy with variable center can be divided into three parts:

VgC(T, Y) = [[GS(er —cr,er—cr)pe(er, er)derder
2
= %JT[GUC(SR —CR, €] — C[)] d&RdEI + %ﬂ‘ [pe(ER, E[)}zdedEI (12)

_%II[GE(ER —CR,E1— CI) _Pe(ER, EI)Z]dERdé‘]

Owing to the first term is independent from the optimal model, we can derive

M+ = argmax VS/C(T, Y) = argmax UEIC(T, Y) (13)
MeM,oe),ceC MeM,oeQ),ceC
where )
US(T,Y) = [[[pe(er, e1)] derdes
(14)
c 2
—H[GG (er —cr, €1 —c1) — pe(er, 61)] derder
and
pe(é‘R,éj) IZE[GE(ER—CR,EI—C[):I (15)
The parameters can be optimized by

(M+,0%,c+) = argmax US.(T,Y) (16)

MeM,oeQ),ceC

where () and C represent the allowed sets of parameters o and c.

Remark 1. It can be seen that as long as the function ugc(:r, Y) is maximized, M, o, and ¢ can be optimized
simultaneously. However, it is computationally demanding to compute and compare all the values of US (T, Y)
under all the possible parameters in the allowed sets. Moreover, it may be difficult to obtain the allowed sets of
parameters.

3.3.2. Stochastic Gradient Descent Approach

To further simplify the optimization problem, we propose a stochastic gradient descent based
online approach.

(1) When the model M is fixed, [[ pe(¢)de,de is independent of the kernel width o and the center
position c. In this case, 0 and ¢ can be optimized according to the following formula:

2
(o%,c%) = argminﬂ[Gg(eR —cr, €1 — 1) — pe(€R, 8[)] derder
0€),ceC
2
= argmin{ﬂ"[Gg(eR —CR, €] — cl)] degrder — ZE[Gg(e - c)]} (17)
0€),ceC

= argmin{—zE[Gg(E - C)] + & }

41152
0€),ceC o
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N
Provide N error samples {e(k)}szl, we can get E[Gg(e - c)] ~ & Y GS(e(k) —c(k)). Therefore,
k=1

we have the following formula:

g€, ceC 4mo?

N
(0%,c%) = argmin{—[%z GS (e(k) - C(k))l + ! } (18)
k=1

Furthermore, in order to simplify the optimization problem, we can set c(k) as the median or
mean of the error samples. Thus, we only need to optimize o. We take 1/02 as a new variable 7,
and update 7 and 02 using the stochastic gradient descent approach as follows:

Flh+1) = 5(K) - | -t
'o=0(k),c=c(k) (19)
- k —c(O)P— N=c()P—
I=k-T+1
and
o?(k+1) = =0T (20)
k
where c(k) is estimated onlineas c(k) = )Y, e(l), and T is the smoothing length, 1, is the learning
I=k-T+1
rate for o.

(2) When the kernel width o (k) and the center position c(k) is fixed, the model M is optimized by
MCCC-VC using (10).

Remark 2. For the proposed MCCC-VC algorithm, the weight and the parameters are updated alternately at
each time instant k using (10), (19) and (20), respectively.

3.4. Performance Analysis

3.4.1. Convergence Analysis

The MCCC-VC algorithm is written as a form of nonlinear error:

w(k+1) = w(k) + nwf(e(k))x(k) (21)

2
with f(e(k)) = exp[—M](e(k) —¢(k))" being the scalar function of the error e(k).

202
Taking into consideration that
d(k) = wi'x(k) + v(k) (22)

the error is written as
e(k) = W (k)x(k) + v(k) = eq(k) + v(k) (23)

where w(k) = wo — w(k) is the weight error vector at time instant k, w, is the system parameter,
ea(k) = WH (k)x(k) is the prior error, and v(k) is the additive noise at time instant k.

Therefore, we get the following formula

w(k+1) = w(k) = nuwf(e(k))x(k) (24)
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By taking the square of the 2-norm of both sides, we can further get the following formula:
E{Iw(k +1)II%}
= E{Iw ()"} - 200 E{Relea (k) £ (e(k))]) (25)

BRI}

To guarantee the convergence of the MCCC-VC, the weight error power should be gradually
decreased. Thus, we obtain the bound for the learning rate as follows:

0< o< 2E{Reeq (k) f (e(k) 2]} 26)
E{Ix (k)P ek

3.4.2. Steady-State Mean Square

If MCCC-VC arrives at steady-state, we have

lim E{|w(k +1)I*} = lim E{Iw(k)|}

(27)
Then, when k — oo, we can get
2
2E(Rel(es (K) ~ ¢) f(e())} = o E{Ix(OIP| F(e(h)) '} 28)
According to the definition of the steady-state excess mean square error (EMSE), we have
2
S=li E[ k ]:E 2 29
Jim E|lea (k)" | = E[leal’] (29)

To obtain the theoretical steady-state EMSE, we present the following two assumptions [21,22,29]:
@
@)

v(k) is zero-mean distributed and independent of x(k), and x(k) is circular.
eq (k) is zero-mean and independent of v(k).

Owing to the distributions of x(k), v(k), e;(k), and e(k) are not related to the time index k at the
steady-state, the time index is ignored in the following derivation.

The left side of (28) can be written as

T 202

L = E{ea[exp[—lzczlz](e - c)*] + e;[exp[ |€_C|2](e - c)]}

= E{exp[— |€2_;2|2 ] (eale—c)" +e5(e— c))} (30)

= E{(cgl(e)(Zleal2 + e, + e;v)}
where

q1(e) = exp[—M]

202 GD)
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We use Taylor expansion to approximate g (e) as

: eﬂ}
e=v

q1(e) ~ g1(v) + 2Re{ aa%

(32)
Pg 2 P8 2
+Re{ geor |,_, (@) T Fegel,_, ledl }
where ) )
981 le—dl le =l -1
= = exp[— o2 X |- o2 (e—c) (33)
g1 le — c? le — cf? o —1
51— expl - || - o9
g1 le—cP],_ g2y |lemcl _Ble=cP le—cP
dede |_ 202 ]'e e (202)2 T2 TR (35)
P e — cf? o2y [le=ct
ae*aex— - eXp|:_ 202 ]((e_c) ) X (202)2 (36)
Owing to x is circular, we can get the values of the following two items:
E[(e)*] =0 (37)
E[eaz] =whodw =0 (38)

Based on the above derivation, if the higher-order terms are small enough, we can rewrite the left

side of (28) as follows:
L ~2Sex —ﬁ X 1—ﬁ (39)
- Pl 7552 202

The right side of (28) can be written as

R = nuTr(Ry )E{ ek}

= T]wTr(RxxH)E{exp[—leg—glz]le - c|2} (40)

= NwTr(Ryar) E{ga(e)}

where )
sale) = exp| - e -2 )

In a similar way, we use a Taylor expansion to approximate g»(e) as

P »? .
$206) ~ g2(0) +Re{ 7| -teal+ | _ - @)
(42)
+2Re{ %l -ea}
where ) )
982 _ le —c| 2 le —c| B e |
y—exp[— = le—c|x |- = ((e=¢)") 4+ (€ (43)

9 2 2 - N
= =e><p[—'e - ]IE-CIZX[Je — L (fe=ey) ™ (e 1] (@)
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g2 le=cP], [le=c!* _3le—cf
Se 00 exp[— 2 ]X[ e —1] (45)
‘9282 le — cf? 2 wofle=c* le=cP
o eXP[‘w]le —c*((e—¢)") (T - T‘z) (46)
If the higher-order terms are small enough, we can rewrite the right side of (28) as follows:
o - ¢ 2
R ~ 1y Tr(Ryym )E{ exp “ [ —cl” p + NwTr(Ryyw)S X Ry (47)
where 5 . 5
o —c| [o—c| 3lv—c|
R = E{exp[— ¥ ]( i —1)} (48)
Finally, we get the theoretical steady-state EMSE as follows:
2
anr(RxxH)E{exp —%]Iv - c|2}
S = > > (49)
E{Z exp[—%] X [1 - %]} — 1w Tr(Rym )Ry
Furthermore, when 1, is small enough, (49) is further simplified as
2
anr(RxxH)E{exp —%]Iv - c|2}
S= (50)

E{Z exl:)[——lvz_;z|2 X [1 - —lZ’Z_;z‘z }

a{—zE[Gg (e=0)]+ 47302}
do?

2 2 2
we have -1 exp(— le=] ) - L exp(—ﬁ)le_;| -1 0. Due to e ~ v at the steady state, we can
o

Moreover, we derive the theoretical value of o2 by setting = 0. In this way,

202 100 202 et T

further obtain the theoretical value of o> based on the following approach:

2 2
el ]

T E{—}I + exP[— '”2;2'2]} o

Since the right side of (51) depends on ¢?, it is a fixed-point solution for the theoretical ¢2.

Remark 3. The theoretical steady-state EMISE in (50) is accurate only when e, is small enough, since the
higher-order term can be negligible in this case. However, if the noise power or step size is too large, or the center
position of the kernel function deviates from the mean of the noise, there will be a large deviation between the
theoretical and simulated values of steady-state EMSE.

4. Simulation

In this section, we present some simulations to show the validity of theoretical results and the
superiority of MCCC-VC. We obtain all the simulation results by averaging over 300 Monte Carlo trials.

4.1. Steady-State Performance
In this part, the filter weight wy = [ wy wy - wlO]T is randomly generated, where wy =
wgrk + jwi, and wgg, wye € N(0,0.1), wgry and wy represent the real and imaginary components of

wy, and NI (y, 62) denotes the Gaussian distributed variable whose mean and variance are p and 62,
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respectively. We randomly generate input signal x = xg + jx;. In order to show the robustness of
MCCC-VC, additive complex noise v = vg + ju; is added in the simulation, whose real and imaginary
parts are denoted by vg and v}, respectively. All algorithms initialize w with a zero vector.

Firstly, we illustrate the correctness of theoretical steady-state EMSEs. For each simulation,
30,000 iterations are carried out to make sure MCCC-VC reaches the steady-state, and the last
1000 iterations are used to obtain the simulated steady-state EMSEs. The theoretical kernel width
and steady-state EMSEs are calculated according to (51) and (50), respectively. Figures 2 and 3 show
the simulated and theoretical steady-state EMSEs of MCCC-VC under various noise variances and
learning rates, where v is Gaussian distributed with mean 3 4 3;. It can be seen from both figures that
theoretical results are closely matching with simulated results.

10'2 T T T T

—¥— simulation
—E— theory

107
05 06 07 08 09 1 11 12 13 14 15

variance

Figure 2. Steady-state excess mean square errors (EMSEs) under various a%. (Gaussian distributed
noise,, = 3.8 X 1074, 1, = 4 x 1073).

10'2 T T T T T

—¥— simulation
—O— theory

EMSE

1 1 1 1 1 ! 1 ! 1

4 45 5 55 6 65 7 75 8 85 9
x10™

1073

Figure 3. Steady-state EMSEs under various 7. (Gaussian distributed noise, 02= 1, 1, = 4 x 1073).

Then, we change the noise to binary noise, and the mean is also 3 4- 3. In addition, the simulated
and theoretical steady-state EMSEs are obtained the same as before. Figures 4 and 5 show the simulated
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and theoretical steady-state results of MCCC-VC under various noise variances and learning rates.
Obviously, there is also a good matching between theoretical results and simulated results.

10'2 T T T T T T T
L
03 ,
E 10 —sk— simulation
—S— theory
10_4 1 1 1 1 1 1 1
0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1

variance

Figure 4. Steady-state EMSEs under various o2. (Binary distributed noise, n, = 3.8 X 1074, 1, = 4x1073).

1071 T T T T
—¥— simulation
—S— theory
@
S 1021 1
L
10_3 1 1 1 1 1 L 1 1 L

4 4.5 5 55 6 6.5 7 7.5 8 8.5 9

Ny x10™
Figure 5. Steady-state EMSEs under various 1. (Binary distributed noise, 0%: 1,10, =4x 1073).
4.2. Performance Comparison

In this part, we compare the performance of the proposed MCCC-VC algorithm with MCCC
and minimum complex kernel risk sensitive loss (MCKRSL) [22]. For the fair comparison, all three
algorithms use the gradient descent method to search for the optimal solution. We measure the
performance of all the algorithms by weight error power.

In this simulation, the noise v(k) is composed of two independent noises [16], i.e., v(k) =
(1—a(k))A(k) + a(k)B(k), where P(a(k)=0)=1-¢, and P(a(k) =1) = ¢ (0<c<1). A(k) is the
ordinary noise with small variance 02= 1 whose real and imaginary parts are denoted by Ag (k) and
Ap(k), and B(k) is the outliers with large variance whose real and imaginary parts are denoted by Bg (k)
and Bj(k).
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In this simulation, we set ¢ = 0.05 and Bg, B; € N(0,100). In addition, we consider the following
four cases for A(k):

(1) Ar(k), A(k) € N(3,02 /2)-
) ( r(k) = 3+OU/\/_) ( ) =3-0,/ \/_) ( (k) =3+a,/ \/_) ( k) =3-0,/ \/_) =05
3) Agr(k),Ap(k) € U(3 —0a,/ \/_ 2,340,/ V2 ), with U(a, B) denoting the uniform distribution over [a, f];
(4) Ag(k)=3+0,sin 0/ V2, Aj(k)= 3+0,sin O/ V2, where 61, 0y € U[0,27].

Figures 6-9 show the convergence behavior of various algorithms on the basis of weight error
power |lw(k) — w0||2 under different noises, where the parameter settings of different algorithms are

summarized in Table 1. It can be seen clearly that the convergence performance of MCCC-VC is better
than other two algorithms in all cases.

i —— MCCC(r=1x10"2,5=5)
107 F —— CKRSL(5=1.8x10™ 5=5,1=3)
—— MCCCVC(y, =4 8%107, 5 =4x10"*,5(0)=5)

weight error power
=
:

102

1078 . . . . .
0 0.5 1 1.5 2 25 3

iteration «104

Figure 6. Convergence behavior of various algorithms (case 1).

'][)1 T T T

—— MCCC{n=1%10" o=5)
109 F —— CKRSL(5=1.8%x10™ 7=5,1=3) 4
—— MCGCVC{y, =4.8x107, 5 =410 #(0)=5)

weight error power

103 L L L . !
0 0.5 1 15 2 25 3

iteration w104

Figure 7. Convergence behavior of various algorithms (case 2).
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10" ; . -
—— MCCC{y=1x10% 5=5)
10% ¢ —— CKRSL(=1.8%10" 7=5,1=3) ]
—— MCCCVC(n, =4 8<107, 5 =4x10" 4(0)=5)
3
2 o
g 10
5
)
S 102}
@
3
103t
10—4 1 I I I 1
0 05 1 15 2 25 3

iteration w104

101 T T T
10° ——MCCC(=1x10" 0=5) J
—— CKRSL(5=1.8x10"* 6=5,1=3)
g ——MCCCVE{y, =4.8x10%, 5 =4x10"* 5(0)=5)
[e]
(=3
o]
= -1 L
5 10
=
(=)
D
=
1072
1073
0 0.5 1 15 2 25 3

iteration «104
Figure 9. Convergence behavior of various algorithms (case 4).

Table 1. Parameter setting of different algorithms.

Algorithm MCCC MCKRSL MCCC-VC
n= n=18x10"% 1nu =48x107%,
Parameters 1x 10_3, o=25, Ne = 4X 10_4,
o=>5. A=3. a(0) =5.

Notes: 1 and o denote the learning rate and kernel width for MCCC and MCKRSL, and A denotes the risk-sensitive
parameter for MCKRSL. Moreover, 1y, 1, denote the learning rates for the weight and kernel width of MCCC-VC,
and o0(0) denotes the initial kernel with of MCCC-VC.

5. Conclusions

The complex correntropy usually employs a Gaussian kernel whose center is zero, which is not the
best choice for many situations. To overcome this defect, this paper proposes the maximum complex
correntropy criterion with variable center (MCCC-VC). The complex correntropy is extended to the
case where the center can be anywhere. Furthermore, this paper also proposes an effective method to
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optimize the center position and the kernel width. More significantly, we analyze the convergence and
steady-state performance of MCCC-VC theoretically. Simulation results obtained in Section 4 support
the reliability of theoretical analysis and show the excellent performance of MCCC-VC.
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